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Abstract of JP20O1O51974 

PROBLEM TO BE SOLVED: To accurately 
provide prescribed cojTelation and to improve 
the efficiency of simulation even when the 
nurrjber of samples of a rrjuitidimensional 
random number to be used is limited in tiie 
case of predicting future value as a stochastic 
distribution while considering the correlation of 
plural pieces of financial property. SOLUTION: 
This system is provided with a 
multidimensional random number preparing 
part 2 composed of a random number 
preparation condition designating part 21 , a 
multidimensional random number generating 
part 22 and a muitidimensional random 
number variance/covariance correcting part 23 
as a preprocessing means for simultaneousiy 
con'ecting the variance of respective 
dimensions and covariance between ttje 
respective dimensions corresponding to a 
prescribed correlation matrix after the random 
numbers of respective dimensions are 
generated in the case of caiculating the 
stochastic distribution of entire future value of 
plural pieces of financial property. 
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